Introduction
An analogue of Ito formula is shown for Stieltjes analyticfunction and (P t ), t s 0, is a Poisson stochastic process. and (dP t ) n = dP fc , for all n a 1.
Let P = (P t K t a 0, be a standard Poisson process with a fixed parameter a > 0. Its paths t i > P t (w)
,
Some simple application of the Stieltjes differential formula
We will illustrate an application of the formula (2.6) by four examples. Example 1. Applying the formula (2.6) to the function f(x) = x /2 we obtain d s (P 2 /2) = P t _dP fc + (1/2) dP t , or equivalently f P dP = P 2 /2 -P /2 , (cf. (2.1)). /3) = P 2 dP + P dP + (1/3) dP .
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By the above formula and Example 1 we get
